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Monthly Statistics




Monthly Statistics of China Financial Futures Exchange Mar 2026
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[I. Monthly trading volume and month-end open interest of each product
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[I. Statistics on the trading turnover of each product

35734.38 13.71% 16.50% 75.18% 97567.36 13.81%
IC 60861.43 23.35% 124.69% 69.84% 159275.26 120.43%
M 81191.47 31.15% 18.69% 84.28% 203160.94 9.42%
H 10641.53 4.08% 2.45% 68.30% 28439.49 -0.85%
Subtotal 188428.81 72.30% 37.99% 76.74% 488443.06 31.18%
TS 15744.79 6.04% -9.24% 16.34% 43338.65 -14.84%
TF 15212.65 5.84% 11.11% 8.36% 42601.75 -1.60%
T 18750.04 7.19% -2.19% -9.86% 55944.25 -1.56%
TL 21327.48 8.18% -32.94% 12.89% 65170.14 -19.56%
Subtotal 71034.97 27.26% -13.39% 5.60% 207054.78 -10.77%
10 172.80 0.07% 87.02% 80.52% 497.32 77.66%
MO 954.70 0.37% 131.80% 87.16% 2549.93 119.71%
HO 38.37 0.01% 65.01% 68.82% 117.19 81.82%
Subtotal 1165.87 0.45% 121.01% 85.48% 3164.44 110.26%
Total 260629.64 100.00% 18.96% 49.35% 698662.28 15.31%

Note: Turnover: in 100 million Yuan (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

[V. Statistics on the trading volume of each product



Subtotal

TS

TF

T

TL

Subtotal

IO

MO

HO

Subtotal

Total

2618864

3844306

5186566

1216524

12866260

768112

1435395

1731310

1913542

5848359

2619712

7086782

841183

10547677

29262296

8.95%

13.14%

17.72%

4.16%

43.97%

2.62%

4.91%

5.92%

6.54%

19.99%

8.95%

24.22%

2.87%

36.05%

100.00%

0.59%

67.77%

-4.48%

-5.64%

10.78%

-9.30%

10.68%

-2.72%

-30.19%

-12.25%

25.69%

40.70%

9.30%

33.67%

11.82%

79.71%

76.83%

91.87%

75.81%

83.11%

16.30%

8.38%

-9.74%

13.92%

4.76%

83.27%

86.98%

68.77%

84.46%

59.67%

6994326

9832245

12685202

3142746

32654519

2115235

4022347

5167432

5831669

17136683

7180409

18246200

2424651

27851260

77642462

Note: Trading volume: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)
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Statistics on the open interest of each product

Month-end positions YoY Change MoM Change Daily average positions YoY Change MoM Change

TL

Subtotal

10

MO

HO

Subtotal

Total

Note: Positions: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

257846

294843

393494

101567

1047750

79916

200859

318496

158873

758144

195919

330649

83299

609867

2415761

10.67%

12.20%

16.29%

4.20%

43.37%

3.31%

8.31%

13.18%

6.58%

31.38%

8.11%

13.69%

3.45%

25.25%

100.00%

-12.66%

29.47%

7.63%

-7.63%

4.93%

-29.45%

20.09%

64.24%

35.75%

28.18%

1.11%

51.91%

24.22%

27.46%

16.79%

-6.07%

-1.59%

7.71%

-6.06%

0.02%

16.12%

16.01%

4.70%

-2.21%

6.99%

-0.66%

15.22%

21.85%

10.37%

4.64%

I. The maximum and minimum data of each product

TS

F

166629

261332

325166

78973

52492

114027

20260303

20260303
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20260303

20260323

20260323

290004

332103

408928

115469

80079

200859
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20260331

271796

297240

385681

106887

1061605
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308601
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731619
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604332
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4725.0

8686.0

8514.6

3056.0

102.564

106.170
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20260302

20260302

20260303

20260306
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-5.23%

34.06%

13.92%

0.97%

11.40%

-25.85%

23.09%

66.25%

35.60%

31.19%

-0.34%

38.76%

12.46%

19.43%

18.89%

2716.6

102.420

105.645

-5.54%

-2.85%

-0.06%

-0.07%

-2.30%

2.78%

2.43%

-6.16%

-12.58%

-4.76%

-5.53%

-143%

1.94%

-241%

-3.09%

20260323

20260323

20260323

20260323

20260302

20260324



T 128958 20260309 334862 20260306 108.620 20260306 108.000 20260316
TL 163017 20260309 163214 20260304 112.950 20260303 110.000 20260316
10 180533 20260323 229607 20260319 15134 20260302 0.2 20260320
MO 468428 20260319 365795 20260319 3589.6 20260302 0.2 20260320
HO 65566 20260323 92817 20260319 802.2 20260302 0.2 20260320

II. Exercise info on options

Product | Open Volume Unexercised At Volume Accumulated yearly open Accumulated yearly Volume Unexercised At | Accumulated yearly Volume
interest Expiration Exercised interest Expiration Exercised
10

84770 62812 21958 218958 166267 52691
MO 132761 101771 30990 347811 275124 72687
HO 37374 27934 9440 99293 77133 22160
Total 254905 192517 62388 666062 518524 147538

Note: Unit for Open Interest, Volume Unexercised At Expiration and Volume Exercised: Lots (measured by the number of contracts traded on a round-trip basis to avoid double-

counting)

III. Statistics on the settlement of various products of treasury bonds futures(quarterly month)

Settlement volume Settlement amount Cumulative settlement volume Cumulative settlement amount
TS

1150 231962.87 1150 231962.87
TF 7488 756452.95 7488 756452.95
T 6760 686223.71 6760 686223.71
TL 8853 1123556.46 8853 1123556.46
Total 24251 2798195.98 24251 2798195.98

1. Settlement volume: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)
2. Settlement amount: in 10,000 Yuan (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

Indicator description

1. This report stipulates that the trading volume, notional trading value and open interest
are unilateral data.

2. Unit: Unless otherwise stated, the unit regarding trading volume and open interest in
this report is “lots” ; and the notional trading value are in RMB Yuan.

3. Statistical range: * Monthly” is the transaction data of the selected month(s). (Year-on-
Year) Data as of the same month of the previous year are added to the monthly report for
comparison purpose.

4. Statistics content: Include all products listed on China Financial Futures Exchange.

5. Rounding error: The figures in this report are calculated using rounding method.



Address: 6/F,LJZ Plaza, 1600 Century Avenue, Pudong MNew Area
Postcode: 200122

Tel: 021-5016-0666

Fax: 021-5016-0606

Website: www.cffex.com.cn




